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Risk of contagion
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European sovereign debt: billions of USD
(percentage of total), July 2011



Collective exposure to
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i Individual bank exposures

= Dexia 129%
= Commerzbank 65%
= BNP Paribas 64%
= Societe Géneérale 33%
= Credit Agricole 34%
= Deutsche Bank 31%

Bank exposure as a percentage of core capital,
November 2011



